Again PSlim^^/V, 1) = p\ = 1 and, if E(Xl ) = 0 and EflXj \r) < co, the strong law of large numbers asserts that P{lim.,_ ^2 (N, N)= 0\ = 1. The strong law of large numbers in the form P(t2~ tS -» 0) = 1 for 1 < r < 2 can We consider a sequence of numbers \z : 1 < n < °°| such that z -> oo and
n~ 2z -» 0 as 22 -► «j, and we want to study the probability P{n~ 2S > z ), where S = 2. .X . We will be especially interested in the case z -A« , where a = (2 -r)/r tot 1 < r < 2. In the case r = 2, a = 2 and we know by the most elementary form of the central limit theorem that
For r < 2, a > 0 so that P(tj~ 2S > A72 ) tends to 0 as 72 -> 00. The rate at 22 -' which this probability tends to 0 when r = 1 is the subject of Crame'r [3] and
Bahadur and Ranga Rao [l] . We now deal with the case 1 < r < 2.
Under the conditions discussed above, we have the following large deviation theorem, which can be found in Í6, p. 171]: Theorem 1.1 (Petrov). // cp{t)< 00 for \t\ < B, where 0 < B < 00, 072ẑ
-> 00 and n~ 2z -> 0 as n -> oo, then We note that in going from Theorem 2.1 (which holds only for 1 < r < 2)
to Theorem 3.1 (which holds only for r = 1), the quantity 2A~ suddenly 
